In this paper, we establish the complete moment convergence of a moving average process generated by the class of random variables satisfying a Rosenthal-type maximal inequality and a weak mean dominating condition with a mean dominating variable.
Introduction
Let {Y i , -∞ < i < ∞} be a doubly infinite sequence of random variables with zero means and finite variances and {a i , -∞ < i < ∞} an absolutely summable sequence of real numbers. Define a moving average process {X n , n ≥ } by
The concept of complete moment convergence is as follows: Let {Y n , n ≥ } be a sequence of random variables and a n > , b n > . If ∞ n= a n E{b - n |Y n | -} + < ∞ for all > , then we call that {Y n , n ≥ } satisfies the complete moment convergence. It is well known that the complete moment convergence can imply the complete convergence. Recently, under dependence assumptions many authors studied extensively the complete moment convergence of a moving average process; see for example, Li We recall that a sequence {Y n , n ≥ } of random variables satisfies a weak mean dominating condition with a mean dominating random variable Y if there is some positive constant C such that
for all x >  and all n ≥  (see Kuczmaszewska [] ). One of the most interesting inequalities in probability theory and mathematical statistics is the Rosenthal-type maximal inequality. For a sequence {Y i ,  ≤ i ≤ n} of i.i.d. random variables with E|Y  | q < ∞ for q ≥  there exists a positive constant C q depending only on In this paper we will establish the complete moment convergence for a moving average process generated by the class of random variables satisfying a Rosenthal-type maximal inequality and a weak mean dominating condition.
Some lemmas
The following lemmas will be useful to prove the main results.
Recall that a real valued function h, positive and measurable on [, ∞), is said to be slowly varying at infinity if for each λ >  
Lemma . (Zhou []) If h is a slowly varying function at infinity and m a positive integer, then
Let r >  and for some A > 
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Theorem . Let h be a function slowly varying at infinity
and αp > . Assume that {a i , -∞ < i < ∞} is an absolutely summable sequence of real numbers and that 
Suppose that {X n , n ≥ } is a moving average process, where
Assume that for any q ≥ , there exists a positive C q depending only on q such that
where
Recall that
By the assumption EY i =  for all -∞ < i < ∞ and Lemma . we obtain
It follows from (.i) and (.ii) that for x > n α large enough,
Now we will by an estimate show that I  < ∞. It is clear that
Hence for I  , by Markov's inequality and Lemma ., we have
If p > , note that αp - -α > -. By Lemma . and (.) we obtain
If p = , by (.), we also obtain
So, by (.) and (.) we get
For I  , by Markov's inequality, Hölder's inequality, and (.) we get for any q ≥ 
For I  , we consider the following two cases. If p > , take q > max{, p}, then by the assumption that ∞ i=-∞ |a i | < ∞, C r inequality and Lemmas . and . we get
For I  , if p = , take q > max{ + δ, } by the same argument as above one gets for any δ > 
It follows from (.) and (.) that, for p ≥ ,
It remains to estimate I  < ∞.
For I  , we consider the following two cases. If  ≤ p < , take q > , note that αp
Then by C r inequality and Lemma ., we obtain
Hence, by (.) and (.) we get
Moreover, by (.) and (.), we also get
The proof of (.) is completed by (.), (.), and (.).
Proof of (.) By Lemma . and (.), we have 
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